A search for stable and long-lived massive particles of electric charge |Q/e| = 1 or fractional charges of 2/3, 4/3, and 5/3 is reported using data collected by the OPAL detector at LEP, at centre-of-mass energies from 130 to 209 GeV. These particles are assumed to be pair-produced in e + e − collisions and not to interact strongly. No evidence for the production of these particles was observed. Model-independent upper limits on the production cross-section between 0.005 and 0.028 pb have been derived for scalar and spin-1/2 particles with charge ±1. Within the framework of the Constrained Minimal Supersymmetric Standard Model (CMSSM), this implies a lower limit of 98.0 (98.5) GeV on the mass of long-lived right (left)-handed scalar muons and scalar taus. Long-lived charged heavy leptons and charginos are excluded for masses below 102.0 GeV. For particles with fractional charge ±2/3, ±4/3 and ±5/3, the upper limit on the production cross-section varies between 0.005 and 0.020 pb. All mass and cross-section limits are derived at the 95% confidence level and are valid for particles with lifetimes longer than 10 −6 s.
Introduction
Many searches for massive new particles predicted by extensions to the Standard Model (SM) assume that these particles decay promptly at the primary interaction vertex. Such searches are not sensitive to long-lived heavy particles which do not decay within the detectors. There exist, however, a number of models which predict such long-lived particles. For example, in the Constrained Minimal Supersymmetric Standard Model (CMSSM), for certain choices of the parameters, sleptons or charginos could be long-lived [1] . R-parity violating supersymmetric (SUSY) models [2] also allow for long-lived heavy particles and a fourth-generation heavy lepton could be stable [3] . In gauge-mediated supersymmetry, if the SUSY-breaking energy scale is sufficiently high [4] , sleptons could be long-lived. Some models beyond the SM also predict the existence of particles with fractional electric charge. Previous searches for long-lived massive charged particles have been performed by the LEP collaborations with data taken at the Z 0 resonance [5] , as well as with data taken at higher centre-of-mass energies, up to 209 GeV [6, 7] .
This paper describes an update to a search for long-lived particles, referred to here as X ± , with m X > m Z /2, and charge |Q/e| = 1 or 2/3, pair-produced in the reaction e + e − → X + X − . This search has been described in detail in [6] . In this paper we also search for particles with fractional charges 4/3 and 5/3. All fractionally-charged particles are assumed to be colourless and non-strongly-interacting. To make the search for these particles as model independent as possible, only minimal calorimetric information has been used. Due to their large mass these particles would have anomalously high or low ionization energy loss dE/dx in the tracking chambers. This search is therefore primarily based on the precise dE/dx measurement provided by the OPAL jet chamber. The data were collected by the OPAL detector during 1995-2000, at centre-of-mass energies from 130 GeV to 209 GeV corresponding to a total integrated luminosity of 693.1 pb −1 as reported in Table 1 .
The OPAL Detector
A complete description of the OPAL detector can be found in Ref. [8] . Here only a brief overview is given. The central detector comprised a system of tracking chambers, providing track reconstruction over 96% of the full solid angle 1 inside a 0.435 T uniform magnetic field parallel to the beam axis. It consisted of a two-layer silicon microstrip vertex detector, a highprecision vertex drift chamber (CV) with axial and stereo wires, a large-volume jet chamber and a set of z-chambers measuring the track coordinates along the beam direction.
The jet chamber (CJ) is the most important detector for this analysis. It was divided into 24 azimuthal sectors, each equipped with 159 sense wires. Up to 159 position and dE/dx measurements per track were thus possible, with a precision of σ rφ ≈ 135 µm and σ z ≈ 6 cm. When a track was matched with z-chamber hits and hits on the stereo wires of the vertex chamber (CV), the uncertainty on its z coordinate was ≈ 1 mm. The tracking detectors, located inside the magnet coil, provided a track momentum measurement with a resolution of σ p /p ≈ (0.02) 2 + (0.0015 · p t ) 2 for tracks with the full number of hits (p t , in GeV, is the momentum transverse to the beam direction) and a resolution on the ionization energy loss measurement of approximately 2.8% for µ + µ − events with a large number of usable hits for dE/dx measurement [9] .
A lead-glass electromagnetic calorimeter (ECAL) located outside the magnet coil covered the full azimuthal range with good hermeticity in the polar angle range of | cos θ| < 0.984. The magnet return yoke was instrumented for hadron calorimetry covering the region | cos θ| < 0.99 and was surrounded by four layers of muon chambers. Electromagnetic calorimeters close to the beam axis completed the geometrical acceptance down to 24 mrad on both sides of the interaction point.
The ionization energy loss dE/dx produced by a charged particle is a function of the electric charge Q and of βγ = p/m, where p is the momentum and m the mass of the particle [9] . Figure 1 shows the distribution of dE/dx as a function of the apparent momentum, p/Q. Standard particles of charge ±1 (e, µ, π, p, K) with high momentum (p > 0. 
Monte Carlo Simulation
Several different Monte Carlo programs were used to generate the signal process e + e − → X + X − . Signal events of the type e + e − →l +l− (l ± being a charged scalar lepton) were generated at several centre-of-mass energies up to 206 GeV using SUSYGEN [10] . The generated charged scalar leptons are not allowed to decay, therefore simulating a signal from heavy charged stable scalar particles. Similarly, events of the type e + e − → L + L − and e + e − → QQ, where L ± are stable heavy spin-1/2 leptons, and Q,Q are colourless stable heavy spin-1/2 particles with charge 2/3, 4/3, and 5/3, were generated at the same energies, using the EXOTIC [11] generator. All signal samples were generated with 1000 events per mass point with mass m X ranging from 45 GeV to the kinematic limit for the centre-of-mass energy considered. The mass points were generated every 5 GeV with a finer binning of 1 GeV in the mass regions where we expect lower selection efficiencies. For the purpose of detector simulation and particle interactions, all particles were treated as heavy muons. The simulation of dE/dx in the central jet chamber of OPAL accounted for the charge, mass and momentum of the particle, as described above.
The background was estimated using simulations of all Standard Model processes (twofermion, four-fermion and two-photon processes) for all centre-of-mass energies from 130 to 206 GeV. Small differences in the centre-of-mass energies of data and background Monte Carlo samples have a negligible effect on the analysis.
The contribution to the background from two-fermion final states was estimated using BH-WIDE [12] for the e + e − final states and KORALZ [13] and KK2f [14] for the µ
states. Hadronic two-fermion events, qq, were simulated using PYTHIA [15] . For the twophoton background, the PYTHIA [15] , PHOJET [16] and HERWIG [17] Monte Carlo genera- [20] , which takes into account interference between all diagrams. All generated signal and background events were processed through the full simulation of the OPAL detector [21] ; the same event analysis chain was applied to the simulated events and to the data.
Data Analysis
Pair-produced stable or long-lived massive charged particles would manifest themselves in events with two back-to-back tracks. Assuming they would not interact strongly, these particles would not produce hadronic showers. Since they are massive, they would not produce electromagnetic showers either. For these reasons, the considered events would be very similar to µ + µ − events, the only difference being the higher mass of the particles, which yields a different dE/dx for the same momentum.
A preselection similar to the one described in [6] is used for the analyses. Several criteria have been loosened in order to increase the sensitivity to high-mass particles. The criteria are listed below:
P1 Events are rejected if the total multiplicity of tracks in the central detector and clusters in the ECAL is greater than 26. Cosmic ray events are rejected as in [22] . Bhabha events are identified by requiring two energetic and collinear clusters in the electromagnetic calorimeter, these events are then rejected.
P2 Events are required to contain at least two tracks in the central detector, each satisfying basic quality criteria 2 and having a momentum p > 0.07 √ s, a momentum transverse to the beam axis p t > 0.025 √ s, a polar angle satisfying | cos θ| < 0.97 and at least 20 CJ hits usable for dE/dx measurement. The two selected tracks are required to have opposite electric charge.
P3
To reduce background from two-photon events, the total visible energy 3 of the event is required to be E vis > 0.14 √ s and the acoplanarity angle 4 between the two tracks is required to be φ acop < 20
• .
P4 Events containing an isolated ECAL cluster with an energy greater than 5 GeV are rejected to reduce background from events with initial state radiation. Isolation is defined as an angular separation of more than 15
• from the closest track.
P5 It is required that
< 0.2, where p 1,2 are the momenta of the two selected tracks and E 1,2 denote the energies of the ECAL clusters associated to the tracks. This further reduces the contribution from Bhabha scattering events. No other tracks with p > 0.5 GeV and no unassociated clusters with E > 3 GeV should be found in a cone of 2 The distance between the beam axis and the track at the point of closest approach (PCA) must be less than 1 cm; the z-coordinate of the PCA must be less than 40 cm; the innermost hit of the track measured by the jet chamber must be closer than 75 cm to the beam axis.
3 The visible energy, the visible mass and the total transverse momentum of the event are calculated using tracks and calorimeter clusters, correcting for double counting as described in [24] . 4 The acoplanarity angle, φ acop , is defined as 180
• minus the angle between the two tracks in the r − φ plane.
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• half-opening angle around each of the two selected tracks. Criterion P5 is not used in the fractionally-charged particles analysis since their interaction properties with the calorimeters are unknown. This reduces the dependence on calorimeter response around the candidate tracks.
After the preselection, the background is dominated by e + e − → µ + µ − events, with a small contribution from e + e − → τ + τ − and two-photon e + e − µ + µ − events. The effect of the preselection cuts on the all data samples and various Monte Carlo background processes, for the search for |Q/e| = 1 particles, is shown in Table 2 . 
Search for particles with unit charge
The search strategy has been simplified with respect to [6] and now relies entirely on dE/dx information. A sample dE/dx distribution for data and simulated Monte Carlo events is shown in Figure 2 . The kinematic selection is no longer used. This new strategy has been applied to all data samples. The preselected events are retained if they satisfy the following requirements on dE/dx:
A1 Both high-momentum tracks must have either dE/dx > 11 keV/cm or dE/dx < 9 keV/cm. A2 The probability that the dE/dx measurements for either track were consistent with one of the standard particles (e, µ, π, p, K) must be less than 30%. This removes background from poorly measured SM particles. The effect of cuts A1-A2 for all data and simulated events can be seen in Table 2 . No candidate event is found. The expected backgrounds at the various centre-of-mass energies are shown in Table 1 . The total background, summed over all energies, is estimated to be 1.1±1.3 events, where the uncertainty quoted includes both statistical and systematic effects.
Cuts
The detection efficiency for spin-0 particles varies between 75 and 90% for masses m X < 0.27 √ s or m X > 0.36 √ s. The efficiency drops significantly in the region 0.27 √ s < m X < 0.36 √ s, but as data sets collected at different centre-of-mass energies ( √ s) are combined, a reasonable selection efficiency is achieved for all mass values up to close to the kinematic limit.
The selection efficiencies of all Monte Carlo samples at all √ s are parametrised as a function of βγ = p/m X = s/4m 2 X − 1 of the particle. This parametrisation is used to calculate the efficiency for all masses at each centre-of-mass energy, using linear interpolation. For spin-1/2 particles, the efficiencies are 2-9% lower than for spin-0 particles due to the different angular distribution of the tracks. We analyse each centre-of-mass energy separately, then combine the results for the final cross-section limits.
Search for particles with fractional charges
To search for particles with fractional charges of 2/3, 4/3, and 5/3 the selection criteria P1 through P4, followed by A1 and A2 are used. The results after each cut for all data samples and various Monte Carlo background processes are shown in Table 3 . For charge 2/3 the selection efficiency is between 75 and 90% for most of the mass range, while for charges 4/3 and 5/3 the efficiency is above 90% for the whole mass range. After this selection, one candidate survives in the data sample at √ s = 183 GeV, one at √ s = 189 GeV, and one at √ s = 207 GeV, while no candidate is left in any of the other data sets. The masses of the candidates are reconstructed for charge 2/3 using the dE/dx and momentum information, while for charge 4/3 and 5/3 kinematic information only is used. The reconstructed masses, track momenta and dE/dx values of the candidate events are reported in Table 4 . The selected events and the expected background at each centre-of-mass energy are shown in 
Systematic uncertainties
The main sources of systematic uncertainties for this analysis are discussed below and reported in Table 5 , for both the signal efficiency and the background estimate:
• The errors on the Monte Carlo modeling of φ acop , E vis and dE/dx are estimated by comparing the distributions of these variables for data and background Monte Carlo.
The relative difference between the averages of the distributions is used to increase or
|Q/e| = decrease the value of the cut on the relevant variable in order to decrease the overall signal efficiency and background estimate. The difference between the reduced efficiency and the one obtained with the nominal selection is taken as the systematic uncertainty due to the modeling of the variable under consideration. This estimate of the error is more conservative than the one obtained by smearing the dE/dx values of the tracks.
• The MC statistical uncertainty, due to the limited number of signal events generated, has been computed using a binomial formula. For background processes the large relative statistical uncertainty is due to the limited number of background events selected.
• The uncertainty due to the linear interpolation of the signal detection efficiency is estimated as the difference between the interpolated values and the efficiency obtained at mass points where MC signal samples were generated, when that mass point was omitted from the interpolation procedure.
• For background processes of the type e + e − ℓ + ℓ − , the Vermaseren [18] generator has been used as the reference generator. The difference in the background expectation obtained by using BDK [19] instead of Vermaseren has been considered as the uncertainty on the MC generator.
• Two tracks separated by a distance smaller than 2.5 mm could be unresolved and reconstructed as a single track with a high dE/dx value. Events with unresolved double tracks are potential backgrounds for this search. The systematic uncertainty introduced by the modeling of the double track resolution in the Monte Carlo samples has been estimated to be 2.9 percent.
The absolute uncertainty on the background is reported by centre-of-mass energy in Table 1. The uncertainty introduced on the integrated luminosity [25] is also reported in Table 5 . At a given centre-of-mass energy the different systematic uncertainties are assumed to be independent, so that the total systematic uncertainty is calculated as the quadratic sum of the individual uncertainties. The Monte Carlo modeling of dE/dx, the Vermaseren-BDK generator, and luminosity uncertainties are assumed to be correlated between centre-of-mass energies, while the other systematic uncertainties are assumed to be independent.
Results
The numbers of candidates found in the search for particles with charge |Q/e|=1 and fractional charges are summarised for all energies in Table 1 , together with the expected backgrounds. The data show no significant excess above the expected background from Standard Model processes.
Model-independent cross-section upper limits have been computed for the pair-production of massive charged long-lived particles, combining the results from all centre-of-mass energies, assuming s-channel production. The cross-section dependence on the energy is taken to be β 3 /s for spin-0 particles and
) for spin-1/2 particles, where β = p/E ≃ 1 − 4m 2 X /s. In evaluating upper limits, the candidates are counted in mass intervals centred on their central mass values and ±2σ wide (where σ is the error on the mass estimate of the candidates as reported in Table 4 ). In the case in which the mass could not be reconstructed the candidates were considered in the whole mass range (from 45 GeV to the kinematic limit for that event). A likelihood-ratio method [26] was used to determine an upper limit for the cross-section. The total systematic error is incorporated into the limits following the prescription of Ref. [27] .
In Figure 3(a) , the 95% C.L. upper limit on the cross-section at √ s = 206.6 GeV is shown for spin-0 particles of charge ± 1. The 95% C.L. upper limit on the pair-production crosssection varies from 0.005 to 0.028 pb in the mass range 45 < m X < 101 GeV. The bump in the mass range of 52 < m X < 70 GeV is due to the low efficiencies described in section 4.1. The cross-section limits are compared with the predicted cross-sections [10] for pair-production of right-and left-handed smuons and staus to determine mass limits. For these two slepton species, the production cross-section does not depend on the CMSSM parameters but only on the slepton mass. The 95% C.L. lower mass limits are 98.0 GeV and 98.5 GeV for the mass of right-and left-handed smuons and staus, respectively, as shown in Figure 3 (a). Figure 3(b) shows the 95% C.L. upper limit on the cross-section at √ s = 206.6 GeV for spin-1/2 particles of charge ±1. The limit varies from 0.005 to 0.024 pb in the mass range 45 < m X < 100 GeV. This limit must be compared with the predicted cross-sections for chargino production [10] and heavy charged lepton production [11, 28] . For the chargino limits, the CMSSM parameters have been chosen to minimise the predicted chargino cross-section at every chargino mass value (assuming a heavy sneutrino, mν > 500 GeV), without any All results obtained are valid for non-strongly-interacting colourless particles with a lifetime longer than 10 −6 s. This lifetime restriction is obtained by considering the heaviest (and therefore slowest) particles excluded by this search, and then requiring that the decay probability of these particles at a flight distance larger than 3.0 m be greater than 95%. For lower mass values the results are also valid for shorter lifetimes.
Summary and Conclusions
A search was performed for pair-production of stable and long-lived massive particles not subject to strong interactions, with charge |Q/e| = 1 or fractional charges of 2/3, 4/3, and 5/3. The 
